XapaKkrepucTtukKa

Crparerna Anroputmmueckana «Banwra»

CTpaTterva peanu3oBaHa C MOMOLLbD Habopa TPeHAOBbIX TOPrOBbIX aArOPUTMOB, OCHOBAHHbLIX Ha METOAaX KO/JNMYEeCTBEHHOrO
aHanM3a C MUCNONb30BAHMEM MHCTPYMEHTOB Ba/JIlOTHOMO U AEHEXHOro pblHKOB MOCKOBCKOW BUp)KKU. JIMKBMAHAA COCTaBAAlOLLaA
cTpaTterMn — cnot BantoTHasA napa CNY/RUB, crnaxknBaHue KpUBOM U3MEHEHUA KanuTana NnpoUCXOAMUT 3a CYET CAENOK C Ba/IlOTHbIM
CBOMOM U pero C UeHTPaNbHbIM KOHTPareHToOM.

uenb MonyyeHue p,o>v<op,Hocw|, 3HaYUTENbHO yMe pEHHbIﬁ 10 MJH. py6.

npesbillaowen NpPoUueHTHblIE CTaBKW MO
A4eno3nTam Npun COOTBETCTBYHOLWUNX PUCKAX.

KoadduumeHr
Lapna***

+29,10% +13,79%  +18,81% " " 469,72% 4,26

I'op,ou_saﬂ* C Hauyana roga 1 rop,

* YKa3aHa cpefHerogoBas AOX0AHOCTb, PacCYMTaHHasA No cboptv\yne CNOMKHOTO MPOLEHTA C 2020r B03Harpam'p,eHV|e

** ¢ moMeHTa 3anycka-cTpaternm 02.02.2020r. =
*¥% cTaBKa aNbTEPHATUBHBIX BIOKEHWI Npu.pacyeTe KoapduLUMeHTa paBHa HyII0 0,17% OT CTOMMOCTU aKTUBOB €XXeMeCAYHO

20% oT uncTou NpmnbbINN eXxXeKBapTasibHO
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CrpaTterna ocHoBaHa Ha
MetToaukKe
KONMNYEeCTBEHHOro
MHBECTUPOBAHMA

MeToapbl KONMYECTBEHHOIO NHBECTUPOBAHMA
6a3upyloTcA HA MaTemaTUKe U CTaTUCTUKE, UCK/oYas
ABa BaXXHeMWnX ¢aKTopa B TpenauHre, 3a4acTyto
HEeraTMBHO B/INAIOLLME HA UTOTOBbIN Pe3ynbTaT: SMOLMMK

yNpaBAAKOLLEro U HanpaBaeHMe ABUXKEHUSA PbIHKA.

Pa3paboTtumnKku TaKuUXx cTpaTeruu, KBAHTbI,
obpabaTtbiBatoT 6OoOAblUME MACCUBbI  UCTOPUYECKMUX
AAHHbIX, Ha ocHoBe KOTOpbIX  co34atoTca
MaTeMaTMYEeCKMe MoAEeNn NoBeAeHMA UHCTPYMEHTOB.
Monyunswmneca mogenn “obkatbiBatoT” B' YC/NOBUAX
peanbHbIX TOProsB, ONTUMU3IMPYIOT U MOAYYMBLUMECS

NPOAYKTbI 3anNycKatoT B paborTy.




Yenyrn okasbiBaeT AO «OKTaH-bpokep». JInueH3nsa npodeccroHaibHOro y4acTHMKA PbiHKA LieHHbIX Bymar Ha ocyllecTBieHne BpoKkepcKon aestenbHocTH, BbliaaHa ®KUB Poccmm 27.12.2000 r., Ne052-
04219-100000, 6e3 orpaHMYeHUA CPOoKa AencTBud, JInLeH3nA NpodeccMoHaNbHOro yHacTHMKA PbiHKA LLEHHbIX Dymar Ha ocyllecTB/eHne AeATeNbHOCTM MO ynpaBaeHuto LeHHbIMKM Bymaramm Ne052-
07240-001000, BblaaHa ®KLB Poccum 16.12.2003 1., 6e3 orpaHuyeHmsa cpoka aerncrens. Homep B8 EAMHOM peecTpe MHBECTULMOHHbIX COBETHMKOB: 26.

Ctpaterya «ANropuTMmUYecKkas» OOCTYNHA K NMOAKMOYEHNIO B PaMKax [OrOBOPa AOBEPUTENBbHOTO YNpaBAeHUA U/MAM aBToCNeAoBaHUA Ha BPOKEPCKOM CYeTe B pamMKax AOroBopa MHBECTULLMOHHOTO
KOHCYNbTMPOBaHMA. BosHarpaxaeHne AO «OKkTaH-Bpokep» B3nMmaeTca B COOTBeTCTBUM C Tapndamu . CpeaHerofoBasn AOXOAHOCTb N0 CTPATErMM «ANTOPUTMMUYECKanA» paccymMTaHa MCXOAA U3 pe3ynbTaTos
CoBeplUeHWs onepaumii Ha BPOKEPCKOM CYeTe C MaKCMMa/lbHbIM YPOBHEM PUCKA C Y4ETOM PEMHBECTUPOBAHMA NOMYYEeHHOM Nprbbian 6e3 yyeta Bo3HarpaxkaeHusa AO «OKTaH-bpokep». MUHMManbHas
CYMMa MHBECTULUMIA ANA NOAKNOYEHMA cTpaTermmn AnropuTmmyeckan «Porovepco» 1000000 pybneit. MuHMManbHaa CyMMa MHBECTULMIN ANA NOAKNOYEHUA CTpaTerun ANroputmmyeckan «AKLMMY
400000 py6nei. Ona NOAKMOYEHMA K CTpaTernm HeobxoAMmOo MNPOWTM WMHBECTULMOHHOE npobuanpoBaHMe. YpOBEeHb PUCKa CTPaTErMM HacTpPaMBaeTCA MCXoAA M3 PUCK-Npoduna KaneHTa. [na
NOAKMOYEHUA K CcTpaTerna «ANrOpUTMUYECKan» MOXKeT NOoHaZobWUTCA MPOWTM TeCcTMpOBaHWE Ha 3HaHWe ocobeHHocTen HeobecneveHHbIX CAENOK M aorosopos PEMO, caenok ¢ NpousBOAHbIMM
brHaAHCOBbIMM MHCTPYMEHTaMK. HanmeHoBaHMe NporpaMmmbl aBTOC/I€L0BAHMA U aBTOKOHCY/IbTUPOBAHMA: [1POrpaMmHBbIi KOMMAEKC anropuUTMUYEcKor Toprosam « OKTaH. ANroTpenamHry.

OrpaHunyeHme OTBETCTBEHHOCTMU:

HacTosAuan nHdopmauma npeactaBieHa UCKYUTENbHO B 03HAKOMUTENbHbIX Lieasax. Hactoawan nHpopmaums, a TakKe ntobblie eé KommeHTapun, npeacrtasneHHble AO «OkTaH-bpokep» nan ntobbim
€ro COTPYAHWKOM, He ABNATCA MHAMBUAYANbHOM MHBECTULIMOHHOM pekomeHaaumen. He ansaetca odepTor UAn NpeasoXKeHNeM 3aKI4YNUTb A0T0BOP A0BEPUTENBHOMO YMNPABAEHNA UK MHOW A0roBOp
006 OKa3aHMM MHBECTUUMOHHbIX UM GUHAHCOBbIX YCayr. MpuBeaeHHas 40XOAHOCTb ABAAETCA CMPaBOYHOM BEIMYNHOM U ee AOCTUNKEHME He rapaHTMpyeTca B byayliem. [loxoAHOCTb YKa3aHa B NpoLeHTax
rofioBbIX. MIHBECTMUMM CBA3AHbI C PUCKOM M MOTYT MPMBECTW K yTpaTe KanuTana 4YacTUYHO MM MONHOCTbI. CTOMMOCTb aKTMBOB MOMET KaK YMEHbLIATbCA, TaK U YBENNMYMBATLCA B 3aBMCUMMOCTU OT
CUTYaUMM Ha OGUHAHCOBLIX PbIHKAX. WMHOCTpaHHble akuum M(Mau) BaatoTa MOryT ObiTb 3ab0/0KMPOBaHbl Ha HeonpedeneHHbld CPOK B pe3y/ibraTe AEeWCTBUI HeapyXKeCTBEHHbIX FoCcyaapcTs,
rOCyapCTBEHHbIX MW HaZlHALMOHA/IbHbIX OPraHOB M 06pa3oBaHMii, GUHAHCOBLIX opraHn3aumii. AO «OKTaH-bpokep» He HeceT OTBETCTBEHHOCTM 3a NOCAEACTBMA NPUHATUA MHBECTULMOHHbIX PeLIeHni
Ha OCHOBaHMWM AaHHOM MHGOPMaUMN.

O3HAKOMMUTBLCA C YCNOBUAMM NOAKMOYEHMS CTPATEMMAM U NONYYUTb MHYHO MHOPMALMIO MOXHO Ha caiTe https://octan.ru/, no TenedoHy: +7 (3812) 29-00-92 , 8 opuce AO «OKTaH-Bpokep» No aapecy:
Poccua, rop. Omck, yn. KpacHsbii Myts, aom 109, oduc 510.
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